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Date: 04/30/04 PORTFOLIO SUMMARY
 POOLS

MARKET MARKET
TYPE VALUE YIELD DURATION PERCENT STATUTORY

(%) (Years) of TOTAL LIMIT
Treasuries

Bills 0.00 0.00 0.00 0%
Treasury Notes 382,274,727.23 2.54 2.35 13%

Sub-total 382,274,727.23 2.54 2.35 13%

Agencies Notes 959,307,546.51 2.64 2.02 33%
Discounts 0.00 0.00 0.00 0%

Sub-total 959,307,546.51 2.64 2.02 33%

Municipals 175,291,932.52 2.41 1.71 6%

Corporates 171,495,525.21 2.54 2.22 6% 25%

Mortgages Pools 45,741,091.04 2.65 0.93 2%
CMO's 175,682,916.83 3.08 1.35 6%

Sub-total 221,424,007.87 2.99 1.27 8% 25%

Asset Backs 88,401,272.86 1.37 0.78 3% 20%

Repurchase Agreements
Overnight 519,044,547.47 1.03 0.01 18%
< 30 days 26,996,683.77 0.95 0.04 1%
< 60 days 2,516,462.08 4.77 0.16 0%
< 90 days 0.00 0.00 0.00 0%
< 1 year 2,533,177.89 3.60 0.48 0%
< 2 years 2,674,059.12 1.91 1.38 0%
> 2 years 6,235,232.28 2.16 4.45 0%
Flex Repos 231,386.65 11.26 5.29 0%

Sub-total 560,231,549.26 1.08 0.07 19%

Money Market Securities
Commercial Paper 304,883,691.60 1.03 0.04 10% A1-P1
Money Mkt Fund 40,000,000.00 1.00 0.00 1%
Certificates of Deposit 961,900.44 2.30 4.43 0%

Sub-total 345,845,592.04 1.03 0.05 12% 20%

Derivatives
Interest Rate Swaps 0.00 0.00 0.00 0%
OTC Options 0.00 0.00 0.00 0%

Sub-total 0.00 0.00 0.00 0%

TOTALS 2,904,272,153.50 2.10 1.35 100%
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Date: 04/30/04 PORTFOLIO SUMMARY
SHORT TERM POOL

MARKET MARKET
TYPE VALUE YIELD DURATION PERCENT STATUTORY

(%) of TOTAL LIMIT
Treasuries

Bills 0.00 0.00 0.0000 0%
Treasury Notes 0.00 0.00 0.0000 0%

Sub-total 0.00 0.00 0.0000 0%

Agencies Notes 0.00 0.00 0.00 0%
Discounts 0.00 0.00 0.0000 0%

Sub-total 0.00 0.00 0.0000 0%

Corporates 0.00 0.00 0.00 0% 25%

Municipals 30,420,054.55 1.14 0.04 4%

Mortgages CMOs 27,475,037.79 1.52 0.27 3% 25%

ABS 61,933,276.45 1.13 0.1720 8%

Repurchase Agreements
Overnight 371,241,862.16 1.03 0.01 47%
< 30 days 0.00 0.00 0%
< 60 days 0.00 0.00 0%
< 90 days 0.00 0.00 0%
< 1 year 0.00 0.00 0%
< 2 years 0.00 0.00 0%
> 2 years 0.00 0.00 0%
Flex Repos 0%

Sub-total 371,241,862.16 1.03 0.0100 47%

Money Market Securities
Commercial Paper 284,884,847.20 1.03 0.05 36% A1-P1
Money Mkt Fund 20,000,000.00 1.00 0.0000 2%
Certificates of Deposit 0.00 0.00 0.0000 0%

Sub-total 304,884,847.20 1.03 0.0431 38%

TOTALS 795,955,078.15 1.06 0.0454 100%
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Date: 04/30/04 PORTFOLIO SUMMARY
INTERMEDIATE TERM POOL

MARKET MARKET
TYPE VALUE YIELD DURATION PERCENT STATUTORY

(%) (Years) of TOTAL LIMIT
Treasuries

Bills 0.00 0.00 0.00 0%
Treasury Notes 269,375,706.68 2.55 2.36 18%

Sub-total 269,375,706.68 2.55 2.36 18%

Agencies Notes 517,653,414.84 2.68 2.04 35%
Discounts 0.00 0.00 0.00 0%

Sub-total 517,653,414.84 2.68 2.04 35%

Municipals 144,871,877.97 2.67 2.06 10%

Corporates 171,495,525.21 2.54 2.22 12% 25%

Mortgages Pools 45,741,091.04 2.65 0.93 3%
CMO's 148,207,879.04 3.37 1.55 10%

Sub-total 193,948,970.08 3.20 1.41 13% 25%

Asset Backs 26,467,996.41 1.94 2.19 2% 20%

Repurchase Agreements
Overnight 83,293,148.71 1.03 0.01 6%
< 30 days 26,996,683.77 0.95 0.04 2%
< 60 days 2,516,462.08 4.77 0.16 0%
< 90 days 0.00 0.00 0.00 0%
< 1 year 2,533,177.89 3.60 0.48 0%
< 2 years 2,674,059.12 1.91 1.38 0%
> 2 years 6,235,232.28 2.16 4.45 1%
Flex Repos 231,386.65 11.26 5.29 0%

Sub-total 124,480,150.50 1.24 0.29 9%

Money Market Securities
Commercial Paper 19,998,844.40 1.01 0.01 1% A1-P1
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 961,900.44 2.30 4.43 0%

Sub-total 20,960,744.84 1.07 0.21 1% 20%

Derivatives
Interest Rate Swaps 0.00 0.00 0.00 0%
OTC Options 0.00 0.00 0.00 0%

Sub-total 0.00 0.00 0.00 0%

TOTALS 1,469,254,386.53 2.55 1.87 100%
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Date: 04/30/04 PORTFOLIO SUMMARY
LONG TERM POOL

MARKET MARKET
TYPE VALUE YIELD DURATION PERCENT STATUTORY

(%) (Years) of TOTAL LIMIT
Treasuries

Bills 0.00 0.00 0.00 0%
Treasury Notes 0.00 0.00 0.00 0%

Sub-total 0.00 0.00 0.00 0%

Agencies Notes 0.00 0.00 0.00 0%
Discounts 0.00 0.00 0.00 0%

Sub-total 0.00 0.00 0.00 0%

Municipals 0.00 0.00 0.00 0%

Corporates 0.00 0.00 0.00 0% 25%

Mortgages Pools 0.00 0.00 0.00 0%
CMO's 0.00 0.00 0.00 0%

Sub-total 0.00 0.00 0.00 0% 25%

Asset Backs 0.00 0.00 0.00 0% 20%

Repurchase Agreements
Overnight 0.00 0.00 0.0000 0%
< 30 days 0.00 0.00 0%
< 60 days 0.00 0.00 0%
< 90 days 0.00 0.00 0%
< 1 year 0.00 0.00 0%
< 2 years 0.00 0.00 0%
> 2 years 0.00 0.00 0%
Flex Repos 0%

Sub-total 0.00 0.00 0.00 0%

Money Market Securities
Commercial Paper 0.00 0.00 0.00 0% A1-P1
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 0.00 0.00 0.00 0%

Sub-total 0.00 0.00 0.00 0% 20%

TOTALS 0.00 0.00 0.00 0%
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Date: 04/30/04 PORTFOLIO SUMMARY
BOND PROCEEDS POOL

MARKET MARKET
TYPE VALUE YIELD DURATION PERCENT STATUTORY

(%) (Years) of TOTAL LIMIT
Treasuries

Bills 0.00 0.00 0.00 0%
Treasury Notes 112,899,020.55 2.52 2.32 18%

Sub-total 112,899,020.55 2.52 2.32 18%

Agencies Notes 441,654,131.67 2.59 2.00 69%
Discounts 0.00 0.00 0.00 0%

Sub-total 441,654,131.67 2.59 2.00 69%

Municipals 0.00 0.00 0.00 0%

Mortgages Pools 0.00 0.00 0.00 0%
CMO's 0.00 0.00 0.00 0%

Sub-total 0.00 0.00 0.00 0%

Asset Backs 0.00 0.00 0%

Repurchase Agreements
Overnight 64,509,536.60 1.03 0.01 10%
< 30 days 0.00 0.00 0%
< 60 days 0.00 0.00 0%
< 90 days 0.00 0.00 0%
< 1 year 0.00 0.00 0%
< 2 years 0.00 0.00 0%
> 2 years 0.00 0.00 0%
Flex Repos 0%

Sub-total 64,509,536.60 1.03 0.01 10%

Money Market Securities
Commercial Paper 0.00 0.00 0.00 0% NONE ALLOWED
Money Mkt Fund 20,000,000.00 1.00 0.0000 3%
Certificates of Deposit 0.00 0.00 0.00 0%

Sub-total 20,000,000.00 1.00 0.00 3%

TOTALS 639,062,688.82 2.37 1.80 100%
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Investment Income
As of 04/30/04

              Month Fiscal Year to Date

Pool Amount Yield * Amount Yield**

Intermediate -12,918,826.10 -10.69% (16,333,689.05)  -1.32%

Short Term 385,014.53 1.01% 39,180,577.17   12.13%

Long Term 0.00 0.00% (1,520,719.96)    -13.77%

Bond Proceeds -6,077,956.44 -11.37% 7,247,112.76     1.48%

Tran 0.00 0.00% 0.00 0.00%

Grand Total -18,611,768.01 28,573,280.92   

*Yield is calculated on a total return basis.  Total return consists of the accrual of  interest and the gain or loss 

incurred from valuing the securities in market value.  Total return, divided by average daily balance, divided by 

actual days, multiplied by actual days in the fiscal year.

**Yield is calculated on a total return basis.  Total return consists of the accrual of  interest and the gain or loss 

incurred from valuing the securities in market value.  Total return, (fiscal YTD) divided by the weighted average 

of the monthly average daily balances, divided by the actual days (fiscal YTD) mulitplied by the actual number

 of days in the fiscal year.



Investable Balances  
As of 04/30/04

Average Daily Balances

AvgBal Fiscal Year to Date

Intermediate 1,474,172,680.20 1,488,602,006.04     

Short Term 466,609,032.73 387,464,845.23       

Long Term 0.00 13,249,799.05         

Bond Proceeds 652,083,944.32 589,395,799.34       

Tran 0.00 0.00

2,592,865,657.25       2,478,712,449.66     



CASH DISTRIBUTION
April 2004

Month YTD
Actual Budget Actual Budget

General Fund 0 0 0 0

Capital Con. 122,322 131,250 4,234,930 2,118,750

Agency 192,514 553,438 7,033,323 5,357,970

T&R 39,165 160,417 1,400,920 1,851,667

Monthly Investment Income Report 0404.xls



ACCRUED EARNINGS
April 2004

Month YTD
Actual Budget Actual Budget

General Fund -2,916 0 8,544,157 0

Capital Con. -2,131,887 131,250 2,033,168 2,118,750

Agency -2,786,864 553,438 2,362,745 5,357,970

T&R -738,248 160,417 2,630,714 1,851,667
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LIMITS
Corporates 25%
Mortgages 25%
Asset Backs 20%
Money Mkt. 20%

Distribution of Investments for April

T-bills
0%

Asset Backs
3%

T-notes
13%

Corporates
6%

Agency notes
33%Discounts
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18%
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INVESTABLE BALANCES
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SHORT TERM POOL
INVESTABLE BALANCES
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INTERMEDIATE - LONG TERM POOL
INVESTABLE BALANCES
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US TREASURY-AGENCY
INVESTABLE BALANCES
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INTERMEDIATE POOL
ANNUALIZED YIELD
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INTERMEDIATE POOL
ANNUALIZED YIELD DIFFERENCE
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BOND PROCEEDS POOL
ANNUALIZED YIELD
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BOND PROCEEDS POOL
ANNUALIZED YIELD DIFFERENCE
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